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Annual Statement for the year 2019 of the AP PALAC H IAN IN SU RAN C E CO M PANY

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported in the Annual Statement

1 2 3 4 5 6
Percentage Securities Lending Total Percentage
of Column 1 Reinvested (Col. 3 +4) of Column 5
Investment Categories Amount Line 13 Amount Collateral Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES......oorereeriireereirerieriesinesisssisssisessesssesssesssessenes | cvenenenes 144,443 294 | ............. 541 | 144,443,294 | ..o | e 144,443 294 | .............. 54.1
1.02 All Other GOVEIMMENLS.........cccuremrerrereereiieiineesneeseesesssssseesseseens | seveeesssssssssssssssssns | sevneensssnnees 0.0 [ | e | e (1 ST 0.0
1.03 U.S. States, Territories and Possessions, etc., Guaranteed............. | ceeeerennevinrrneeineinns [ cevneeneinnnns 0.0 [ | e | e (1N ST 0.0
1.04 U.S. Political Subdivisions of States, Territories and
P0SSESSIONS, GUATANTEEM........coouivecerericieeireeieiseiessesieniensenis | coneeneiseeneeseeeenenns | reesneeinseins 0.0 [ | e | e (1N ST 0.0
1.05 U.S. Special Revenue and Special Assessment Obligations,
etC., NON-GUAranteed..........oc.uvvvreerieerenierniireerneirseseseessennenenens | creesneesneeinens 611,313 | oo 0.2 [ 611,313 | [ e 611,313 | oo 0.2
1.06 Industrial and MiSCEIIANEOUS............cveeereeeerireirieirerirssiseiseriesienens | eeverenennns 51,143,743 | ..o 19.1 [ 51,143,743 [ .o [ e 51,143,743 | ...cocovevnnee 19.1
1.07 Hybrid Securities.............
1.08 Parent, Subsidiaries and Affiliates
1.09 SVO Identified FUNGS........ccoevierierieririeriesieeisseseeseeeeesesssesseees
1.10 Unaffiliated Bank LOANS..........c.coevuevemeeriieeinciiiseineeseeseesecsnesines
1.11 Total Long-Term BONdS.........ccevveviveieieiisceeiesceeeese s
2. Preferred Stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and Misc. (Unaffiliated)..........cccevereereererierreereieeeessnees | eevereseeieesesee s s | e | e 0
2.02 Parent, Subsidiaries and Affiliates............c.cocevernernmrinrineencrnernenins Lo 2,500,000 | ..ccovvrerenn0.9 | i 2,500,000 O 2,500,000
2.03 Total Preferred StOCK..........covvrvvriveiiniineiesiesiessesiseessesssessssesssssess | covesssennnns 2,500,000 | .coooveriierrnn0.9 | i 2,500,000 | coovvrrrerierieii (V1N 2,500,000
3. Common Stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and Miscellaneous Publicly Traded (Unaffiliated) ............. | cevverervereeieeeiciecnns | eveereerenieins 0.0 [ e | e (0] I 0.0
3.02 Industrial and Miscellaneous Other (Unaffiliated) .........c.cccocrveernnnee
3.03 Parent, Subsidiaries and Affiliates Publicly Traded.
3.04 Parent, Subsidiaries and Affiliates Other.............ccoucvernernirriiinnennn.
3.05 MULUI FUNGS.....coreriiirire et sssssssessessans
3.06 Unit INVESIMENE TIUSES......cvvvererrirrceneiseierineie e ssessssssesseneees
3.07 CloSEd-ENd FUNGS......c.overirirrireirineinsieessissessis s sseesssssssessenens
3.08 Total COMMON SLOCKS........evrrerrerrerrerieireeesseseisesssseeesesssseeesessessenens
4. Mortgage Loans Schedule B):
4.01 Farm MOMGAQES......vvrereerreeernrrnrireiessessssesssssssssssssssssssssssessssssssessens | sesssssssssssssssessssssnsesss | sesssssessessnnes 0.0 | e [ | e (] I 0.0
4.02 Residential MOMGages......co.cvrrvrernrenrineneinneeessssnsississssssssssssssssssness | sevsessssssssssssssssssssssesss | sensesessessnnes 0.0 | v v | e (0] I 0.0
4.03 Commercial MOMGAGES. ....vurvrrirereeinerneeeensessssssssssssssssessssssssssssens | sevsssssssssssssssssssssssnsss | eesssesesessnnes 0.0 | v [ | e (0] I 0.0
4.04 Mezzaning Real Estate LOANS..........cocvveeerrureneeneinenenseneiesenseneses | esesssssesssssssssssssssssss | sesssessssssnnes 0.0 | o | e U 0.0
4.05 Total MOMGAge LOANS........ccovurirerreeiinrereissieesesssssesssesessssessssssnsses | sonsessssessnsssesssssnsens (] I (V01 I (U] IO (U] IR (] I 0.0
5. Real Estate (Schedule A):
5.01 Properties Occupied by COMPANY.........cocrrurirrrenrerirnenerneeeesesnsiseens [ corereeresnseseesssensesnesnes | seveseessesnnens 0.0 | e [ | e (0] I 0.0
5.02 Properties Held for Production of INCOME............covvrerinrneerenennnns [ o | ceveneiieinnenns 0.0 | v [ | e (0] I 0.0
5.03 Properties Held for Sale.........ccovvrurinrerrrninrnrrniesnssesssssseseesssssnens [ nsssssssssssssssssssssens | enseessssnnnss020 [ ioorimiisisninsssinnins | oorsssssssssssssssssesnes | eoneosssesssssssssessssesees 0] i 0.0
5.04 Total Real EState........cocvvvrerireirereeenrireecnsieseess st | ceeeesesnsessessssessneens 0 |00 [0 | 0 | (N I 0.0
6. Cash, Cash Equivalents, and Short-Term Investments::
6.01 Cash (Schedule E, Part 1)................... ....20,057,117 cerennnn 20,057,117 | 20,057,117
6.02 Cash Equivalents (Schedule E, Part 2)............cccooevonineeneinrinnennins [ covreiind 47,253,653 | .oovoern 7T | 47,253,653 48,336,768
6.03 Short-Term Investments (Schedule DA)...........coevenenrrnenrnnernennens [rrmnnmenminssnsnnnnne | evrensresrennees000 i | | v 0
6.04 Total Cash, Cash Equivalents, and Short-Term Investments............| ........... 67,310,770 | .coeeeeeea25.2 | o 67,310,770 | ..oeveneene 1,083,115 | ............ 68,393,885
7. CONTACt LOBNS......c.vvuieeiiiniereieiineineieeesineisesstssesesssssssssessesssssssssssssssenens | sevsesssssssessssessnsssssenss | seeneenensneeness 0000 | ooienennininennnincine e [ e 0
8. Derivatives (SChedule DB).........cocovrrreenrrrinenereinensiseessensessessssesssessssses | enssmensenssssnssssssssnsens | coneereernninnens0:0 | eenrnniieinnnrnsinninnns [ | o 0
9. Other Invested Assets (Schedule BA).........ccennrnrnninennneneneinnees | e | eonrereernnennen0:0 | e [ | v 0
10. Receivables for SECUMHES. .........ovrurerrrerrirereincreieeeeineeeneeseessessseseenes | ceveeneesssssnsnssssnsnnes | eeeseenenneeness0000 [ o e | e 0
11. Securities Lending (Schedule DL, Part 1)..........ccooonrineinninnennenneinnineins [ ceverienns 1,083,115 [ .04 [ 1,083,115 |......... ) .0 N I XXX oo
12. Other Invested Assets (Page 2, Line 11).....ccocrerenerenneneneneerseneineenseens Losrseessessssssssssessssnes | aeensesseneensns000 o Lo [, 0
13. Total INVEStEd ASSES......ovuiieiiieiieies s | coenesnes 267,092,235 | ...........100.0 | .......... 267,092,235 | .....ccoe.en 1,083,115 |......... 267,092,235
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Annual Statement for the year 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT........cvruererirereeereieeseessess s sessesessees e ase st sse st ss s ss s st en e sren
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B)............ovurierrerrireieeireieee ettt st

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........couiiurinirieireise et nnes

3. Current year change in encumbrances:
3.1 Totals, Part 1, COIUMN 13 ...ttt bbb bbbttt
3.2 Totals, Part 3, COIUMN ...ttt bbb bbbt bbb bbbttt baes

4. Total gain (105S) 0N diSPOSAIS, PaArt 3, COIUMN 18.........iuieiieiiecereict ettt ettt et s8££ s b8 b bbbt

5. Deduct amounts received on disposals, Part 3, Column 15...........ccccoc..... I .. ‘ G s
6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, COIUMN 15, ..ottt ettt bbb bt s st b ae b s a st se st st et es s st st enaebanes

6.2 Totals, Part 3, COIUMN 13........oiiiiiirr bbb
7. Deduct current year's other-than-temporary impairment recognized:

T4 Totals, Part 1, COIUMN 2.ttt bbb bbbttt

7.2 Totals, Part 3, COIUMN 10, ...ttt ettt bbb a sttt et st b st s s s et e st st et esnae st enaebanes
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 1. ..ottt ettt bt a et b bttt st b st b a et et s st et es s aetasenaebanes

8.2 Totals, Part 3, COIUMN O........couiiiiiiieciie bbb bbb bbb
9. Book/adjusted carrying value at end of current period (LINES 142+3+4-5+8-7-8).........cceriiieriiririieisiieie ettt ss st
10.  Deduct total NONAAMItEE @MOUNTS............cvuiiiiir bbb
11.  Statement value at end of current period (LiNe 9 MINUS LINE 10)..........cuuuerummreemiriresseriseesisesssessssessssessess s sssse s est st st bbb

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI.........cc.cvuevcveiieiieeisetee sttt st
2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7)..........cc.oiueiieeieieiese et

2.2 Additional investment made after acquisition (Part 2, COIUMN 8).........c.ccueviveierieieeseees s
3. Capitalized deferred interest and other:

3.1 T0tals, Part 1, COIUMN 12. ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. ACCIUAI OF GISCOUNT......cvueeeereeeseeese sttt
5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, COIUMN O......couvimiriiiriiieceiessi st esi bbb

5.2 Totals, Part 3, ColumN 8.........c.ovvvviriirrinciririnereenneseeennieseenens] NNE .............................
6. Total gain (loss) on disposals, Part 3, Column 18..........ccccoevevereeverereeec J . N - B IR e en
7. Deduct amounts received on disposals, Part 3, COIUMN 15............ccviieiiiieieieeeese ettt ettt b s bbb st a st et b st es bbb e se st en b s
8. Deduct amortization of premium and mortgage interest points and COMMIIMENE TEES..........c.eveiiiiieieiete ettt se st b s
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13, ...ttt

9.2 Totals, Part 3, COIUMN 13.......ooiieriereiresi ettt
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN ...t sas st

10.2  Totals, Part 3, COIUMN 0. s esesse st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 14+2+3+4+5+6-7-849-10)........ccceevrerrrerrercreesriesessese e
12, TOtAl VAIUBHON GlIOWANCE..........ouvereeieaiiieeisei et R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....ceveevictiieieieiees ittt e sa sttt st s s st s bbb bt e b e e b bRt bbb b st b s b et s s e et b e st b st s e bae s s st s et et
14, Deduct total NONAAMIEA @MOUNES.............everrrireirerieresee et ess s8R
15. Statement value of mortgages owned at end of current period (LiNE 13 MINUS LINE 14)........coviveiieeeieieieiese ettt st be s snsnn
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Annual Statement for the year 2019 of the AP PALAC H IAN I N SU RAN C E CO M PANY

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAT.........cvuirieeieirriireieeetreeses sttt sttt

2. Cost of acquired:
2.1 Actual cost at time of acquisition (Part 2, COIUMN 8)..........c.ouiiriirriireir ettt
2.2 Additional investment made after acquisition (Part 2, COIUMN 9).........cvriiurincriresreieeeese et esses
3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16..........cveiivireieiciiisiie ettt st b bbb bbbt bbbt n s
3.2 Totals, Part 3, COIUMN 12........ooiiiieiecesie ettt a ettt s s

4. ACCIUAI OF QISCOUNL........couieititeiecictce ettt a bbb bbb s bbb s st s s b bbbt bbb s bbbt

5. Unrealized valuation increase (decrease):
51 TOtalS, Part 1, COIUMN 13- NNE ............................
5.2 Totals, Part 3, Column O......c.ooveverieeiceeeeceeeeeseceeeee e B v A B i

Total gain (loss) on disposals, Part 3, Column 19

Deduct amounts received on disposals, Part 3, Column 16

Deduct amortization of premium and depreciation

© ® N o

Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, COIUMN 17 ...t
9.2 Totals, Part 3, COIUMN 14.........oviieieriieieiesieisieses st
10. Deduct current year's other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 15, ..ottt ettt bttt bt bttt b st en sttt bt et es s st s s bnes
10.2 Totals, Part 3, COIUMN T1........ et

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccoirrieiiriiriiieesessese s

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (Ling 11 MINUS LINE 12)........vuiiiieieeicieiee ettt ettt bbb snes

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOE VBT ........uvuiiererrieireeireieesseessessss st ss st ss et et ss s s sttt nssss st enssnens

own

Unrealized valuation increase (decrease):

A1 PaA T, COIUMN 2.ttt bbb bbb s bbb bbbt b bbb e s
4.2 Part2, SECHON 1, COIUMN 15, ...ttt bbb bbbt a bbb s e ns e
4.3 Part2, SECtion 2, COUMN 13.......c.iieiiiiieieie ettt bbb et b b s st s
A4 Partd, COIUMN 1ottt bbbt a e bbbt a bbb s bbbt se st

® N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Part 1, COIUMN 15
8.2 Part2, SECON 1, COIUMN 19.......c.iiiiiieceiee ettt bbb bbb et
8.3 Part2, SECON 2, COIUMN 16..........coiviieieicieie ettt bbb bbbt b s b st e
8.4 Partd, COIUMN 5.ttt b bbb s bbb s bbbttt
9. Deduct current year's other-than-temporary impairment recognized:
9.1 PArt T, COIUMN T4ttt
9.2 Part2, Section 1, Column 17
9.3 Part2, SECHON 2, COIUMN T4........ooeeeeeceeeeeteeeee ettt ettt a et s st s st s st et essae s s st etenssaesesnsasensstesnsnans
9.4 Partd, COIUMN 13 ...ttt bbb

10. Total investment income recognized as a result of prepayment and/or acceleration fees, Note 5Q, LiNe 2.........ccccveveveieeiresieieseseenes

11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-8-7+8-9+10)........cccceveririrrireieieisisie e

12.  Deduct total nonadmitted amounts

13.  Statement value at end of current period (Ling 11 MINUS LINE 12)........ciuiiiieieieicieseceeseteie sttt s bbb sees

Si03

Cost of bonds and stocks acquired, Part 3, COIUMN 7...........c.cuiueiieicscciecteese ettt sttt snae

ACCTUAL O QISCOUNL. ..ottt ettt bbbt st bbb e b a s s bt b bbb s e s e ba ettt s bt s s

................................... 209,197,728

................................... 60,862,796

.................................. 96,017

4,914 4,914

Total gain (10ss) on disposals, Part 4, COIUMN 19.........cc ettt bbb ettt
Deduct consideration for bonds and stocks disposed of, Part 4, COIUMN 7..........ccoiveieiieieicieiee st

Deduct amMOrtiZation Of PrEMIUM. .......c..cuieiieeerrie ettt et see st s8££ f bR E bbb bbb st

.................................. (62,742)

.................................. 71,275,374

.................................. 226,942

0

.................................. 101,953

.................................. 198,698,350

.................................. 198,698,350




Annual Statement for the year 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States 144,443,294 .146,393,835 .144,357,239 144,222 817
Governments (Including all obligations 2. CANAUA........cveeieieiceicieens | et | et ssretens | ebeesebesetes st s e seresinaes | srebeseret st et es ettt naebene
guaranteed by governments) 3. Other Countries
4. Totals............... ..144,443 294 .146,393,835 .144,357,239 144,222 817
U.S. States, Territories and Possessions
(Direct and guaranteed) D, TOAIS ...ttt | et esesiessnenes | eresssssesssssessssesesssssessnseress | evessesesesesssssesssssessnsesessnies | ereressnesssessesessssesasissesassssena
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOMAIS.....cviicveeiieiiieiieceeis | erieeieeseeses s esserssenss | ererssissesssssesessesesssssesssseress | esessesssesesssssesssssessssesessnies | eresesssiesssessesesssessssssesassssenes

U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments

and Their Political Subdivisions 7. TotalS. .o | o 611,313 | e 676,757 | .oovvererirarriscnennn: 615,465 | ..oocvvrriirirninins 598,425
Industrial and Miscellaneous, 8. United States.......ccovvveverevces | covvieieiriiriennn 49,868,872 | ..cccvvvererae 52,159,260 | ..oovovverrcrernnns 50,043,854 | ..ovvverriirn 49,731,000
SVO Identified Funds, Unaffiliated Bank Loans 9. €anada........ccovevmmrrirerieriins | e 1,274,871 | s 1,297,950 | ..ovvvoevreriienns 1,274,707 | o 1,275,000
and Hybrid Securities (Unaffiliated) 10. Other COUNTIES....cuvererrrarires | ceresressesirssessessssssssssesssssnes | srresssssssssessssssssssssssssnssessansss | seessssssesssssssssessssssnssessenssnsns | ossssesessasssnsssssasssnsssssessssesees
11, TotalS....ocveerrrerissnnsriissins | covnrrnsereennnenen 1,143,743 | i 53,457,210 | .covvrrnnrrcncienns 51,318,561
Parent, Subsidiaries and Affiliates 12, TOtAIS.....cviviieieieieciessieieeiens | s sssiesesssssssssens | crsstesesissessessssssssssseesssssntens | sbosssssessesssssstessessssssssssessseans
13. Total Bonds.... .196,198,350 .200,527,802 196,291,265
PREFERRED STOCKS 14. United States
Industrial and Miscellaneous (Unaffiliated) 15. Canada....

17, Totals. oo | o0 |0 |
Parent, Subsidiaries and Affiliates 18. Totals... .2,500,000
19. Total Preferred Stocks... .2,500,000
COMMON STOCKS 20. UNItEd SEALES.....oouvvrrrvercriries | rererieeiieeriseeisesiesesssniee | covseesssssssessisessssessssssennss | sseessssessssesssesssssssssssssessons
Industrial and Miscellaneous (Unaffiliated) 21, CANAA......ceeveeeeeririeienies | ettt | erseeest et entensens | sreestese sttt enes
22, Other COUMTIES........oviiiiiiis [ corniriiisiissiiesiissiissiiniinies | corienississsisssesssessnssssssssssnens | resssesssesssssssssssssssssssenssensses
23, TotalS. ..o | i [0 PN 0 [ o 0
Parent, Subsidiaries and Affiliates 24, TOtAlS......coeiiiiiiiciieieiiens e | s | et
25. Total Common StOCKS.....ees | v [0 PN 0 [ oo 0
26. Total StoCkS......onmeerssermssrenss | covnneieniriniiiinens 2,500,000 | ..ooovireniinininiinnas 2,500,000 | .oooverrnirencnenn: 2,500,000
27. Total Bonds and Stocks...... | ......ccccoceunee 198,698,350 | ...cvvverrirrenee 203,027,802 | ..o 198,791,265
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Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

U.S. Governments

83,841,678

GoIs

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

.......... XXX | vrrereeseneenneeenn0
.......... XXX | cvrreericerneennennn0
.......... XXX | cvrreerienneennnnn0
.......... XXX | erveininisnennenn0
.......... ) 0,9 RN LR |
.......... XXX |0
A7 TOtAlS. ..o | s [V {0 [V P (0 0 [ XXX | v 0 |00 |0 00 | {01 0

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

LB11L313 | 0] ., S

................. 701,509 |..oooviinininenn0.3 | 611,313 |0




Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)

Industrial and Miscellaneous (unaffiliated)

............. 21,656,790 |...............8,930,277 |...............1,250,000 v 34,625,178 8 31,837,067 | o
14,507,996 | .... ...4,798,680 |.. e e XXX ....19,306,676 | ... w98 ...14,409,448 | ... 1.0 . 17,831,737 |....
..... RV I v e XX e .00 | ... .....995,050 |... .05 .

.......... XXX [ e, 31,837,067

90IS

9.7 TOtAIS......eier s | e D0, SR [P 0,0, SO [ XXXorvevirenns | v XXX | e XXX orvereirerne | vrrrereniesissenennenes 0 ] oo (O R 0.0

Unaffiliated Bank Loans
10.1 NAIC1
10.2 NAIC 2
10.3 NAIC3
104 NAIC 4.
10.5 NAIC 5.
10.6 NAIC 6.
10.7 Totals




Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 1 (continued)
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7 as a Total from Column % from Col. 8 Total Total
NAIC Designation orLess Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.7 7 Prior Year Prior Year Publicly Traded | Privately Placed (a)
. Total Bonds Current Year
111 NAIC T [(C) T 0 [ 105,498,468 |............. 67,283,767 |...ocveveenee 1,883,145 |...ccovveneen. 2,226,294 | ..o (V1 O 176,891,674
11.2 NAIC 2

............. 14,507,996 |...............4,798,680 19,306,676
11.3 NAIC3... .0 . ceveerennnd0
11.4 NAIC 4
11.5 NAIC 5
11.6 NAICG...

11.7 Totals.....coovicicie e .0 ...........120,006

226,294 | ... 0 | (b)......

. 2 . 1,474,939
11.8 Line 11.7a5@ % 0f COL 7.....c.covvevvieevceciiesicceeniciesienees | cevvreeieienisiernennnd0.0 | i 81.2 | 367 | e 1.0 | i 11 | 0.0 | i 100.0 | .ot XXX e e XXX s et XK | i 99.2 | e 0.8
. Total Bonds Prior Year
12.1 NAIC 1 6,899,709 |........... 112,110,909 |............. 68,826,231 ..524,001 | .o 2,932,380 [ oo [ e XXXeovivveen | v ) 0.0, SO IR 191,293,230 | ovevevirerereicins 92,5 | oo 189,743,231 | .coevereene. 1,549,999
12.2 NAIC2... 11,499,504 |.... 8,991,601 3,918,343 |.. ....14,409,448 | ..

..14,400,448
12.3 NAIC3... 995,050 |.... .995,050 |..
124 NAIC ...t nssnees | e
125 NAIC5
12.6 NAIC 6

12.7 TotalS.....cvvviireiriiinins

121,102,510

L0IS

12.8 Line 12.7 as a % of Col. 9. o] .45 ....58.6

. Total Publicly Traded Bonds

131 NAIC Tttt ssenins | eesesssstseessestesenenaees | feeenenaees 105,498,468 |............. 67,283,767 |..ccovvveenne 1,883,145 |...coovinneen. 2,226,294 | ..o | e 176,891,674 | oo 90.2 | .o 189,743,231
13.2 NAIC 2ue ettt nes | eesstsssssssssssssesseenssenss | seseenssesns 13,509,781 |..cvvvrnne. 4,321,956 | .oovvvieiereirneneinnies e | e | 17,831,737 | v 9.1 | 14,409,448
13.3 NAIC3... ...995,050

13,7 TOHAIS ..ot | e (VIR — 119,008,249 |............. 71,605,723 |........o.c.... 1,883,145 |............... 2,226,294
13.8 Line 13.7asa % of Col. 7..... o ....61.1 . . .10 L
13.9 Line 13.7asa % of Line 11.7, Col. 7, Section 11.........c.coovevevevec | covereeererererenne. 0.0 | i 60.7

Total Privately Placed Bonds

476,724

................. o ..998,215
14.8 Line 14.7asa % of Col. 7..... | 0. BT |
14.9 Line 14.7 as a % of Line 11.7, Col. 7, Section 11..........ccocou...... O | e 05 | o 0.2

(@) Includes $.....1,474,939 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.

(b)  Includes $.. 0 current year of bonds with Z designations and $. .0 prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.

(¢) Includes§.......... 0 current year of bonds with 5GI designations, §.......... 0 prior year of bonds with 5G| designations and §.......... 0 current year, §.......... 0 prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the SVO in reliance on
the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

(d)  Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 §.......... 0; NAIC2S........ 0; NAIC3S..... 0; NAIC4S......... 0; NAIC5S.......... 0; NAIC6S........ 0.




Annual Statement for the year 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues
1 2 4 5 6 7 8

3 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. U.S. Governments
1.01 1SSUET OBlIGAtIONS........ovveivieiecictece et | ensessesesssse s sssesenas | enaessesns 83,841,678 |............58,353,490 | ....ccceeovrvmrvevierieees | evrerieieeeeieeneniens | eeveeeeee XK s | s 142,195,168
1.02 Residential Mortgage-Backed Securities... e . reeeenen XXX ...2,248,126

Commercial Mortgage-Backed Securities.....

.......... 163,211,671
2,754,872

.......... 142,195,168
2,248,126 |.

3.05 TOtalS......ocviiiiiiciciii | 0 [ i [0 0 [ i [0 0] XXX [ o (01 0.0 | i [V 0.0 | oo 0

80IS

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations
4,02 Residential Mortgage-Backed Securities...
4.03 Commercial Mortgage-Backed Securities
4.04 Other Loan-Backed and Structured Securities
4.05

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed
5.01 Issuer Obligations
5.02 Residential Mortgage-Backed Securities...
5.03 Commercial Mortgage-Backed Securities.....
Other Loan-Backed and Structured Securities..

..701,509

611,313 |.

................. 701,509

i 611,313

20 0 .0

. Industrial and Miscellaneous (unaffiliated)
6.01 Issuer Obligations
6.02 Residential Mortgage-Backed Securities...
6.03 Commercial Mortgage-Backed Securities.....
6.04 Other Loan-Backed and Structured Securities..
6.05 Totals

) 0,9, OO IR 46,145,205 | ......ccoovvvrinnee S 45,031,415 | oo B 44,670,266

. . ,998,538
XXX [ 51,143,743

. Hybrid Securities
7.01 Issuer Obligations
7.02 Residential Mortgage-Backed Securities...
7.03 Commercial Mortgage-Backed Securities.
7.04 Other Loan-Backed and Structured Securities..
7.05

. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations
8.02 Residential Mortgage-Backed Securities...
8.03 Commercial Mortgage-Backed Securities
8.04 Other Loan-Backed and Structured Securities
8.05 Affiliated Bank Loans - Issued
8.06 Affiliated Bank Loans - Acquired
807 TOtAIS. ...ttt




Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11 12
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 No Maturity Total Column7asa | Total from Column | % from Col. 8 Total Total
Distribution by Type or Less Through 5 Years | Through 10 Years | Through 20 Years Years Date Current Year % of Line 11.08 7 Prior Year Prior Year Publicly Traded Privately Placed

. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO
Bond Mutual Funds Identified by the SVO

Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - Issued......
10.02 Unaffiliated Bank Loans - Acquired...

1. Total Bonds Current Year
11.01 Issuer Obligations
11.02 Residential Mortgage-Backed Securities...
11.03 Commercial Mortgage-Backed Securities
11.04 Other Loan-Backed and Structured Securities
11.05 SVO Identified Funds

.............. 1,250,000 | ..coovverrrerrierinneen0 [ e XXX i | 1000002, 188,340,373 | 000960 | XXX [ XK X | ... 186,865,434
633,145 | ... cerennen XXX ..2,859,439 | .... A5 .. . XXX.. ol ...2,859,439

Line 11.08 as a % of Col. 7.......

60IS

12. Total Bonds Prior Year
12.01 Issuer Obligations
12.02 Residential Mortgage-Backed Securities
12.03 Commercial Mortgage-Backed Securities
12.04 Other Loan-Backed and Structured Securities..
12.05 SVO Identified Funds
12.06 Affiliated Bank Loans.
12.07 Unaffiliated Bank Loans.

12.09 Line 12.08 @5 @ % 0Of COL 9. . . . . . 0 [ XX

13. Total Publicly Traded Bonds
13.01 ISSUET ODlGALIONS. ..ottt | setessessssessessessssensenes | sesesenses 119,008,248 | ............ 66,607,185 |......cc...... 1,250,000
13.02 Residential Mortgage-Backed Securities ....633,145
13.03 Commercial Mortgage-Backed Securities.....
13.04 Other Loan-Backed and Structured Securities
13.05 SVO Identified FUNAS..........coverrerereniinreeieiecneise e seesseseessesesesseeenes
13.06 Affiliated Bank Loans.....

Unaffiliated Bank Loans.

..71,605,724
....36.8
....36.5

13.09 Line 13.08 as a % of Col. 7...
13.10 Line 13.08 as a % of Line 11.08, Col. 7, Section 11

14. Total Privately Placed Bonds
14.01 Issuer Obligations " 476,724
14.02 Residential Mortgage-Backed Securities... e RN .
14.03 Commercial Mortgage-Backed Securities.....
14.04 Other Loan-Backed and Structured Securities..
14.05 SVO Identified Funds...........ccccovvrerrirnnes
14.06 Affiliated Bank Loans. . .
14.07 Unaffiliated Bank Loans. JE et
14.08 Totals.......ccoeverrireriiirnns L0 . 476,724
14.09 Line 14.08 as a % of Col. 7... ..32.3
14.10 Line 14.08 as a % of Line 11.08, Col. 7, Section 11...........ccccoevvvvevcveecs | cvveeeeiieien0.0 | 05 | 0.2

, Section 1
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Sch. DA - Verification
NONE

Sch. DB - Pt. A - Verification
NONE

Sch. DB - Pt. B - Verification
NONE

Sch.DB -Pt.C-Sn. 1
NONE

Sch.DB -Pt.C-Sn. 2
NONE

Sch. DB - Verification
NONE

SI10, SI11, SI12, SI13, Sl14



SLIS

Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

Cash Equivalents
1 2 3 4
Total Bonds Money Market Mutual Funds Other (a)
1. Book/adjusted carrying value, DECEMDEN 31 Of PHIOT YT .........evuierirrereereireere ettt esseseses e ssessesssessesssssssesessessessssssessesss | sressessessesssssessessasssssessessssnssessessssans B1,327,204 | ..ot | et 1,327,204 | oo
2. Cost of cash equivalents acquired 40,920,267 40,920,267
3. ACCTUAL OF BISCOUNL......ouoveiiiieiii bbbt | Eebneb bbb bbb 0 [ | e bbb | Sh e bbb
4. Unrealized valuation iNCIEASE (ABCTEASE)...........cceurieueviirireieeiie st et ss ettt bbb bbb s e s e b s bbb s bbb ssebebssebesas | s1etesssesessseses s ss et s e s e s e s e seb e st ebes e st bansebens 5,781 | o neaenes | ebeee e bbbt 5,781 | o
5. Total GaiN (I0SS) ON GISPOSAIS.........verererreeereisrieieeeese e issesesessese e ssess st e et et s s s e s s s s st et bsessents | 4ebseesessassnsessessess e s ses st s b st ens st ss s st s s AOT | oottt en | ebee ettt A0T | oo
6. Deduct consideration reCeIVEd ON QISPOSAIS...........cceiuiviuiviieeiiisiieiieie ettt bbbt s s bes s s bans | saessesssssssesses s s st e s b esses bt es s sses b eneis 35,000,000 [ .vvvereeeeieeereiceies ettt ses et ren e | eererissie ettt s ettt s s aees 35,000,000 [ ..ooovviecreiieeeeece st
7. Deduct amortization Of PIEMIUM..........cc.ccuiiueieiiiriieieeis ettt b bbb bbbt b e s s st sssenss | 4bsebsnsassessesaebes s st s et bbb s bbbttt 0 [ ettt entes | Sebetse bt st e bt e bbb R R Rt s st n s s bent | Hesstesietent ettt e Rttt bbbt en
8. Total foreign exchange change in book/adjusted CarTYING VAIUE............c.c.cviviueveiiieieiecie ettt saebesssees | etssssesesssses st ss s e s s s s s s b as s b s ss s b st es s s s b sans 0 | ettt bntes | seaebees et s ettt s et b e e s e s b s s b s s et s s etebenne | Sbesaebeseseae s s et e s s At b A s et bbb bt st b n e aees
9. Deduct current year's other-than-temporary impairment FECOGNIZEM. .........cuvuireiuriirieieirtree e seie | sesesessssess e see s st 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)..........cccevirrieierriieieiisisieeisseesssienes | vt 47,253,853 | ..o 0 [ oo 47,253,653 | oo e 0
11. Deduct total NONAAMItIEd @MOUNLS...........c.eiuiiiiiii s | bbb 0 ittt | et | £ EE L
12. Statement value at end of current period (Line 10 MINUS LINE 11).....viciiiiiriiieiiieisiesieesieetssssestessssaessssssesesssassssssesessssens | sossesssissesesssessssssssesnsesessssesesssesessssens 47,253,653 | ..o 0 | o 47,253,853 | coovoiieecee s 0

QO

) Indicate the category of such investments, for example, joint ventures, transportation equipment............cccoevivereirinnn.
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Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch.A-Pt. 3
NONE

Sch. B - Pt. 1
NONE

Sch. B - Pt. 2
NONE

Sch.B -Pt. 3
NONE

Sch. BA - Pt. 1
NONE

Sch. BA - Pt. 2
NONE

Sch. BA-Pt. 3
NONE

EO01, EO02, E03, E04, EO5, E06, E07, E08, E09
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Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
F Desig-
0 nation Current Year's
r and Unrealized Other-Than- | Total Foreign Stated
ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual
g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
U.S. Government - Issuer Obligations
912828 3W 8 |U S TREASURY 528,359 |...106.498 526,978 (1,382) | cvvvvvrvererrverivenns [rvvvererinnissienins [ 00002750 |00.2.020 |FAcoio| v 5,194 | Ll 6,875 | 07/17/2019. | 02/15/2028.
912828 4V 9 |U S TREASURY 14,279,668 |...107.729 .14,304,254 .19,676 . 16,875 | 10/02/2018. | 08/15/2028.
912828 6T 2 |USTREASURY 12,533,590 |...103.877 12,517,745 (15,845) | ..o [ [ 2000.2.375 ....2.060 |MN......| ... 37,413 | L 144,875 | 06/28/2019. | 05/15/2029.
912828 D5 6 |USTREASURY ...5,523,848 |...102.994 5,511,986 (2,429) | cvooeverevenvrennis | e | 00002375 [...2.320 [FA... | 49,339 | e 130,625 | 10/31/2014. | 08/15/2024.
912828 F9 6 |U S TREASURY 5,740,557 |...100.739 ...5,718,502 (4,522) 13,700 |12/01/2014. | 10/31/2021.
912828 UN 8 |U S TREASURY 14,889,844 |..101.137 ....15,170,550 . . 14,962,214 | oo | e 11,596 | .o [ vereicinieiines | 202,000 |......2.080 [FA....... | ... 113,315 | ... 300,000 |05/28/2013.|02/15/2023.
912828 V2 3 |U S TREASURY ...1,490,977 |...102.213 ..1,533,195 21,500,000 | .ooocvinees 1,494,623 1,269 [ .o [ e [ 2000:2.250 | ......2.340 {JD.oces | v 17,089 | e, 33,750 | 01/26/2017. | 12/31/2023.
912828 WJ 5 |USTREASURY Al ...3,044,531 |..103.408 | .... ..3,102,240 | ... .3,000,000 3,021,327 (4,581) | oo | e | 000002500 .....2.320 [MN...... | ..........9,684 | ......... 75,000 | 08/28/2014. | 05/15/2024.
912828 XR 6 |U S TREASURY .....viiiiriiriiiieiinieieninieiiessiesiesssesessssssssssssesssessssssssssns | aonneee | oo | coeverenene | coveenenens L 14,250,557 |...100.371 | .....c...... 14,302,868 | ............ 14,250,000 | ........... 14,250,313 (126) | ..eververrveevnrnes [ rrerrnreesniveiinens [0 1.750 1001740 | MN...... | ... 21,803 | .o 249,375 | 06/26/2017. | 05/31/2022.
912828 XT 2 |U S TREASURY 24,917,969 |...101.311 ....25,327,750 ...25,000,000 24,946,484 | ....ooovvverrerincs | e 11468 [ s [ [ 2002:2.000 | ......2.050 [MN......| v 43,716 | e 500,000 |06/28/2017. | 05/31/2024.
912828 XX 3 |U S TREASURY Al 13,903,203 |...101.316 | ............14,184,240 ...14,000,000 13,936,230 100 (D | e 141,530 | e 280,000 | 06/29/2017. | 06/30/2024.
912828  YB 0 |U S TREASURY ..ottt sssssss st essssesssian [IES 000 R ORI R L 25,966,797 |..... 97.361 | oo 25,313,860 26,000,000 25,966,742 | ..oovvevcrrerrecenenns [ eerirerreeinnennd(85) [ [ [ e 1.625 |...... 1.630 [FA......| s 159,586 | ...oooveurrrrcrinns 10/31/2019. | 08/15/2029.
912828 YG 9 JUS TREASURY.....couiiiiiiisiiiniiiiiisissississsniisssisensssissssssnssssnssenssesssssssessiens | aonnee | oo | cosniinnins | connennees ] s 5,039,063 |..... 98.709 4,935,450 5,000,000 5,037,770 (Y272 [ (RO [ 1.625 |...... 1.500 [MS...... | oo, 20,645 [ .o 10/03/2019. | 09/30/2026.
0199999. U.S. Government - ISSUET ODIGAtIONS. ........uveeuireriresiieiiesirissssesess ettt ensssnssensnnes | eosersnns 142,108,963 XXX ..144,113,209 .142,160,000 | ......... 142,195,168 | .......... 0 27,167 | oo, 0] XXX XXX XXX | s 798,09 | ... 2,251,075 XXX XXX
U.S. Government - Residential Mortgage-Backed Securities
36179M 2T 6 | GNMA PASS-THRU M SINGLE F.......ocovrirrirnirirereinsinniesniesssssseessssninns | vvvens | oo | evnnrneenidh | s 1FE L A10478 | 2,255,206 | .....ccoooe 2,041,301 2,226,294 (15,560) | oo | e | e 5.000 |...... 2.870 | MON... 10/31/2013. | 02/20/2043.
36200Q 2T 0 | GOVT NATL MTGE ASSN.....ccoiiriimiisirimrissenemssnissnsssnssssssessssnsssesssnssssnssnes |eonnes | oo | sennsnenncdh | o 1FE]| .. ..21,982 |..118.142 | ...... 25420 | ....... 21,516 | ....... 21,832 | oo [ (59) [ | | 7.000 |...... 6.450 | MON... 03/21/2002. | 02/15/2032.
0299999. U.S. Government - Residential Mortgage-Backed SECUNLIES. .......vivr i esssnsessssnssssenes | osessessnens 2,248,276 XXX | e 2,280,626 | .....ccooce.. 2,062,817 | .o 2,248,126 | ..o 0 [ eeed(15,619) ] o0 | e 0 XXX XXX XXX [ v 8,631 | ........ 103,571 XXX XXX
0599999.  Total - U.S. GOVEIMMENE. . .courieirssisereerestes s sttt eniens | eoenians 144,357,239 XXX | s 146,393,835 | ......... 144,222,817 | ......... 144,443,294 | ..o 0 e 11,548 | 0 [ 0] XXX XXX XXX | s 806,727 | ..... 2,354,646 XXX XXX
U.S. Special Revenue & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Residential Mortgage-Backed Securities
312968 M5 2 [FHLMC....... i esiesienississssesssessenssssesssssssseesssensnes | veveee | oo [ croveriens 4. 1FE| oo 207,815 |...113.985 | ..cccoovevernce. 228,661 | ..ccovvvrernen 200,606 205,388 (2,778) | oo | e | e 6.000 5250 [MON... | .cccoovvenee 1,003 | .......... 12,036 | 01/09/2004. | 01/01/2034.
31297T  WF 6 [FHLMC PCi..ocooeoeeeeeeeeeeeeeeeeeseessessieesseesesseeessesssessssnseessssseessssnses | eveene oo | eevenieennidt | s 1FE ..108,355 |...110.192 ...113,331 109,620 1,674 11/09/2005. | 09/01/2035.
31411A  JG 1 [FEDERAL NATL MG.....iiiriiiiiririeisiisie e sssssssssesssssessessssssnnes | aevene A4 1FE| .. 129,243 |..112.351 ....128,410 128,903 (231) 11/09/2006. | 11/01/2036.
31419A DS 3 |FNMAPASS-THRU LNG 30 Y...ooiiriimiierimmmmsrrsenssmesssmsssssssssssnssnesssesssnssnees | senrene | oo | cvrnenennns 4].... TFE| i 170,052 |..114.648 | .o 178,942 | oo 156,078 167,402 (2,756) 11/30/2010. | 09/01/2039.
2699999. U.S. Special Revenue - Residential Mortgage-Backed SECUMEIES.............c.iurvoieicreirieiieiei et 615,465 XXX ..611,313 0 (4,091) ] e 0 XXX XXX
3199999. Total - U.S. Special Revenue & Special A 1t Obligations.........ccoeev... 615,465 XXX .611,313 0 (4,001) ] e 0 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation
00206R HP 0 |AT&TINC.. 1,998,936 |...107.179 ...1,991,946 (6,990) 06/05/2019. | 12/15/2023.
023135 BC 9 | AMAZON COM INC.....ooivmrirrireeieineriesiessssessssesssssessesssesessesssssessenssesens | soeens 486,115 |...105.822 487,471 1,356 01/15/2019. | 08/22/2027.
025816  BD 0 | AMERICAN EXPRESS.......ccooiriiiiinniieieissiiesiissiessseissssssssessssssssssesssns | seeees ...2,875,000 |...101.930 2,875,000 12/03/2012. | 12/02/2022.
03040W  AK 1 |AMERICAN WTR CAP CORP 2,141,422 | ...106.056 2,146,066 854 . 11/08/2013. | 03/01/2024.
035240 AQ 3 | ANHEUSER-BUSCH INBEV.......ccoeiumrireiirireenerissisneesesisseessessssssssssssssssenns | coneees 506,765 |...115.854 506,252 (513) | evvreeerneernreinnns [ eveerneernseinninnens [ 750 |1 4570 | Jduciies | 10,424 | 11,875 | 01/15/2019. | 01/23/2029.
06051G  HF 9 |BANK AMER CORP......ooiiiiiiieiiiieiinrississsisissssesessssisessssssssssnssssssssssenss | avveees ...1,496,565 |...103.832 .606 53,250 | 01/28/2019. | 03/05/2024.
10112R  AX 2 [BOSTON PROPERTIES LP. 1,445,766 |...105.943 . .398 52,925 | 01/08/2016. | 02/01/2026.
12636Y AC 6 | CRHAMERICA FINANCE........cc.cooviiiiirireiisiieeiiesiseissessssiesssessessssessssinns | coeeees ..107.927 476,723 2,193 19,750 | 01/16/2019. | 04/04/2028.
126408  GZ 0 | CSX CORP......cvirririieriresiieeinise it sssessnsenes | crinens ...106.184 .1,000,000 999,680 76 | coovevrvcenrrcnnn | verrveensrsnirinenns | 0003700 [0 3.700 [MNL.oooo | e 6,167 | e 37,000 | 10/17/2013. | 11/01/2023.
14913Q  2S 7 |CATERPILLAR FIN SERV LTD ...106.120 500,000 499,800 47 .18,250 | 12/03/2018. | 12/07/2023.
172967  HD 6 |CITIGROUP INC......ovviiriiireriiirinnieiseisie et esssssessessssssens | evenee ...106.255 1,500,000 | ...coovvneee 1,498,524 .352 58,125 | 10/21/2013. | 10/25/2023.
17325F  AS 7 | CITIBANK NAN Yoot ssesssseessssssssessesssesssssssssssssssesssesens. | aesens ...105.867 11,250,000 | cooocvinees 1,248,596 296 | oo | e | 00000 3.650 [......3.680 [Jd.ins | 20,024 | e 22,813 | 01/15/2019. | 01/23/2024.
25245B  AB 3 |DIAGEO INVESTMENT CORP......coooiiirrireieirsiineiiesiesisse e ssssssessssssssenns | onvenn ...102.006 | .............2,193,129 | ..... .2,150,000 2,147,955 825 | e | 002,875 122910 [MNL. | 8,585 | L 61,813 | 05/08/2012. | 05/11/2022.
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Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 1

g-Term BONDS Owned December 31 of Current Year

Showing all Lon
7

1 2 Codes 6 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC

F Desig-

0 nation Current Year's

r and Unrealized Other-Than- | Total Foreign Stated

ei Admini- Rate Used Valuation Current Year's | Temporary Exchange Admitted Contractual

g| Bond | strative to Obtain Book/Adjusted Increase (Amortization) /|  Impairment Change in Effective | When | Amount Due &| Amount Rec. Maturity
CUSIP Identification Description Code| n| CHAR [ Symbol Actual Cost Fair Value Fair Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. Rate of | Rateof | Paid Accrued During Year | Acquired Date
26441C AL 9 |DUKE ENERGY CORP........cocermvrimirirrirnerienns ceeveereenines [ s ...106.099 | ..............1,060,990 | ...cccoonnee. 1,000,000 999,130 209 [ v | e | e 3.950 |...... 3.970 |AO...... 10/08/2013. | 10/15/2023.
29250R AU 0 |ENBRIDGE ENERGY PARTNERS........cccocmmimiimririrnniirnissisiessssesessssienes | ooveee ..103.045 | ............ 1,545,675 | ............. 1,500,000 1,500,145 | ..o | e (81) 09/13/2011. | 09/15/2021.
29379V BT 9 |ENTERPRISE PRODS OPE...........coovumivierieeireriseisssiessssessiessssssssssssssssssenss | osvies ...110.452 . 250,000 251,317 (103) 01/15/2019. | 10/16/2028.
31428X AY 2 |FEDEX CORP LS... ...106.996 | ..............1,069,960 | .............. 1,000,000 999,220 174 01/06/2014. | 01/15/2024.
369550 BC 1 | GENERAL DYNAMICS COR......coovvvimrimrimiierinssienisesissesessssssssessenesssesssiens 110,057 | .i.825,428 | 750,000 759,232 (863) 01/15/2019. | 05/15/2028.
38148Y AC 2 | GOLDMAN SACHS GROUP INC ..101.417 . 250,000 249,646 118 12/12/2017. | 10/31/2022.
465685  AJ 4 [ITC HLDGS CORP....ccovireriieiriisierisieisesisisssssie s ssesssssessesssssssssesssssnns. | wesene ..104.680 | .....coo0......523,400 | oo 500,000 499,185 165 05/28/2014. | 06/15/2024.
46625H JC 5 | JPMORGAN CHASE & CO.....covvvuirrrirriceiinineriesssessesiseesssssssssessessssinns | eoneens ..103.851 | ..............2,077,020 | ..... .2,000,000 2,001,272 (742) 12/19/2011. | 08/15/2021.
46647P  BA 3 | JP MORGAN CHASE BANK........cocoiieiiiiiriiiisinsiesssissisiesissiessssssssesseninnes | oeveee ...108.505 .1,700,000 1,700,000 01/22/2019. | 01/29/2027.
49327TM  2X 1 |KEYBANK NATIONAL ASS.....ooiriririniieineiiesiinesiesisssessssssssesssessssessesises | coveene 2 102.728 | 513,640 | 500,000 499,841 66 01/24/2019. | 02/01/2022.
501044  CX 7 |KROGER CO....oovvrvmrirrirriinrieiiesissiseesssissesssssssssessssessssssssssnsssessssessessas | wonneen | oo | coeverneens | e 2FE ...1,496,325 |...101.299 . 1,499,409 551 12/16/2013. | 01/15/2021.
548661 DP9 |LOWES COS INC.....ovvuiririrririiiniisiiesierieesseissssie st siesssesnss | coeees [ I 2FE| .. 462,170 |...103.377 ....500,000 465,908 3,738 | oo [ e [ 003,100 [......4.180 | MN...... 01/16/2019. | 05/03/2027.
58933Y  AA 3 [MERCK & COINC.....ovvererririerieeieriseessssssnsesiensseessesssssssessesssessssensnns | sevnee | oo | eonnereens 1 s TFE| oo 498,490 |...101.922 | .................509,610 | .ooorvirnnnns 500,000 499,819 168 | coveeeverierieees [ evrrverirerirseeieens | 000 3.875 [...3.910 | Jd.c.ee 12/07/2010. | 01/15/2021.
59562V AY 3 |BERKSHIRE HATHAWAY ENERGY......ccocoviirrmriverivnneirerneinesissnsssnnenisnneens | eoneene oo [ovevnnee T | i 1FE ...1,648,763 |...105.949 .1,650,000 1,649,466 126 [ .o | oo [ 0003750 1.....3.750 | MN...... 11/05/2013. | 11/15/2023.
617446 8G 7 | MORGAN STANLEY.......cooviiriieriririnerierisseseessssisssssesssesssenssssssssssesssesssens | wnnees | oo | oeveneenne | vevens 1FE| .. ...1,250,000 |...113.040 .1,250,000 1,250,000 [ ..oovermveeereerienins e [ e [ 4431 104430 | ... 01/17/2019. | 01/23/2030.
693475 AV 7 | PNC FINANCIAL SERVIC.......ccomieiricrireireiinnsiseisesiesessessssissesssssessssesssnnes. | eonneen | oo | veveneees | vevens 1FE| oo 498,865 |...105.301 | ....cccceee.n.526,505 | .oooreirnnnns 500,000 499,063 198 | oo [ e | 000 3.500 | ......3.540 | JJ....... 01/17/2019. | 01/23/2024.
806851 AJ 0 | SCHLUMBERGER HLDGS C.......cccvvvvuirieiicririirniissiesienissessssississesseniens | wvnnee | oo | coeveineies | vevees 2FE 997,920 |...105.366 .1,000,000 998,215 295 | covevveriereceniies | eeveeerinniieneienniens | 00003750 [......3.790 [MN...... 01/28/2019. | 05/01/2024.
806854 AH 8 | SCHLUMBERGER INVT SA.......ccomirimrrmeririneeserissssensensssesssssssssssessessnees | wonneen | oo | veverneens | e 1FE ..1,010,510 |...105.798 | .... . .1,000,000 1,004,698 (1,00) | cvvveververerinenns | cerereeerneeiiseineies | 00000 3.650 | ......3.520 [JD....... 03/20/2014. | 12/01/2023.
857477 AM 5 |STATE STR CORP 106561 | oo 1,065,610 | ..covvevvnnne 1,000,000 998,962 284 | | e | 003,700 .....3.720 | MN...... 11/14/2013. | 11/20/2023.
871829 AQ 0 |SYSCO CORPORATION ..101.374 ..1,013,740 .1,000,000 996,544 1,347 [ [ v [ 202,600 |......2.740 |JD....... 06/06/2012. | 06/12/2022.
907818 ED 6 |UNION PACIFIC C ...105.402 ..1,054,020 .1,000,000 985,036 2,276 | oo [ v [ 000 3.250 |......3.540 | FA....... 01/16/2019. | 08/15/2025.
92343V DY 7 |VERIZON COMMUNICATION 2110990 [ . 554,950 | Lo 500,000 503,224 | ..oovevvrerivrerrens | cvrrririreenn(336) | e [ [0 4125 [10..4.020 [MS...... 01/17/2019. | 03/16/2027.
92343V EN 0 |VERIZON COMMUNICATION ...105.887 ....866,000 956,445 | ...oovveevneeieriins | cerrenerene(16,988) | oo [ v 2000 3.376 [......1.260 | FA....... 08/17/2017. | 02/15/2025.
94974B  EV 8 |WELLS FARGO COMTN BE.......ccoevvririrrieiniernnieessiensssisesssssssssssenssssnes | aeneene | oo [ everinsnnes | veves 1FE]| .. ...3,237,600 |...103.266 | ..............3,097,980 | ..... .3,000,000 3,079,028 | ..o | e (61,854) | o | v 00004600 | ......2.440 | AO...... 05/10/2017. | 04/01/2021.
950000  2C 6 |WELLS FARGO & CO.....corveuririeirieincrississssienissesssesessssssssenssessssssssssssnnns. | evvnens | o0 | veveneenns | vevens 1FE| oo 2,013,800 |...105.683 | ..............2,113,660 | .....c........ 2,000,000 2,011,533 | oo | e 2,267) [ | e | 0003750 .....3.590 [ JJ....... 02/12/2019. | 01/24/2024.
96949L AD 7 |WILLIAMS PARTNERS L LSeo [ [ e [ s 2FE 190,666 |..104.274 | ................208,548 | ........ 200,000 191,568 420 |JD....... 01/15/2019. | 06/15/2027.
78012K  ZG 5 |ROYAL BK CDA. ..ottt snissssenssssssenssenesssisns | ooneene Al [ 1FE] .. ..1,274,707 |..101.800 | .............. 1,297,950 | c.oovvvninns 1,275,000 1,274,871 B1 | i | [ 2.750 |...... 2.750 |FA....... 4,611 01/25/2017. | 02/01/2022.
3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations. s N 46,320,806 XXX | 48,393,460 | ... 46,006,000 | .......... 46,145,204 | ...coooovvininnnn0 | e (73,896) | ..vvocreenines (V)] I XXX XXX XXX | s 503,607 XXX XXX
Industrial & Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured Securities
1404IN. FM 8 ‘ CAPITAL ONE MULTI-ASSET EXECUTION TRUST.......citiumiinirinenessssssnisninns | ....... ‘ . | ............ | ...... 1FE| oo 4,997,755 |..101.275 | ..ooovvvnnnns 5,063,750 | ..o 5,000,000 4,998,539 141 RN [T 2430 |..... 2440 [MON... | oo 5400 | ........ 121,500 | 03/20/2017. | 01/15/2025.
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured SECUMHIES. ..o seressisnsniens | oressesnnensd 4,997,755 XXX 5,063,750 5,000,000 ...4,998,539 XXX XXX XXX | s 5400 | ....... 121,500 XXX XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).........c.ccocwrivennene 51,318,561 XXX ....53,457,210 ...51,006,000 51,143,743 XXX XXX XXX | s 509,007 | ... 1,656,506 XXX XXX
Totals
7699999.  Total - ISSUET OBlIGAtIONS. .......vererersiissersitiereses sttt ensensnes | srssssns 188,429,769 XXX ..192,506,669 .188,166,000 | .........188,340,372 | ....ccocovvviinnene0 | it (46,729) [ v (U XXX XXX XXX | . 1,301,703 | ..... 3,786,081 XXX XXX
7799999. Total - Residential Mortgage-Backed SECUMIES. ........cvuurrwiieririisissisisiriserisri s 2,863,741 XXX ..2,957,383 .2,661,242 .0 XXX XXX XXX 138,344 XXX XXX
7999999. Total - Other Loan-Backed and Structured Securities ettt et nieen . ...4,997,755 XXX ..5,063,750 | ..... .5,000,000 .0 XXX XXX XXX 121,500 XXX XXX
8399999, Grand TOtAl - BONGS...........cuuucvirevirierceieiieeriesieseseeseisesi et sent s nnssnnnie | cneiies 196,291,265 XXX | 200,527,802 | ......... 195,827,242 | ......... 196,198,350 | ...cooovrvvrrivereren0 | i (66,161) | ...vvvvrvrcrerecs (V)] [ XXX XXX XXX | ... 1,320,035 | ... 4,045,925 XXX XXX
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Annual Statement for the year 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE D - PART 2 - SECTION 1
Showing all PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 1 Dividends Change in Book/Adjusted Carrying Value 20 21
3 (4 9 10 12 13 14 15 16 17 18 19
NAIC
Desig
Current Year's nation
F Rate per Unrealized Other-Than- Total Foreign and
or Share Used Amount Nonadmitted Valuation | Current Year's| Temporary Total Change in Exchange Admini
ei| Number of Par Value Rate per Book/Adjusting to Obtain Declared but Received Declared but Increase | (Amortization) | Impairment B./AC.V. Change in strative Date
CUSIP Identification Description Code | gn Shares per Share Share Carrying Value Fair Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) | Accretion Recognized (15+16-17) B./A.C.V. Symbol | Acquired
Preferred Stocks - Parent, Subsidiaries and Affiliates Perpetual Preferred
00822# 11 0 |AFFILIATED FM INSURANCE COMPANY 7%.....occivrsrermrrnnissirnsesrsnnians | ..... 25,000.000 | ........ 100.00 | .o ....2,500,000 |..... 100.000 | .............2,500,000 | ...ccooveee 2,500,000 | ..oooveierinrinirans | onins 175,000 0 1FE........ 07/26/1978.
8699999. Total - Parent, Subsidiaries and Affiliates Perpetual Preferred. ... ..o 2,500,000 XXX 2,500,000 0 .175,000 0 0 0 0 0 XXX XXX
8999999, TOtal = PrEfErTBA SHOCKS........ouiueieririieeieieis ettt snae etssesse s s s es s b st e s s bbb s s e sttt s ....2,500,000 XXX 2,500,000 (01— 175,000 0 0 0 0 0 XXX XXX
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Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 |4 7 8 10 11 12 13 14 15 16
Current Year's

F Rate per Unrealized Other-Than-

or Share Used to Nonadmitted Valuation Temporary Total Change in Total Foreign

ei|  Number of Book/Adjusted Obtain Fair Declared but | Amount Received| Declared but Increase Impairment BJ/A.C.V. Exchange Change Date NAIC
CUSIP Identification Description Code | gn Shares Carrying Value Value Fair Value Actual Cost Unpaid During Year Unpaid (Decrease) Recognized (13-14) inB./A.C.V. Acquired | Designation
9899999. Total COMMON aNd PrEfEITEA SLOCK...........uruuurrerrireirreiaeiieie st ess st esiee faessssissssssssesstesssssssssssnsies | esssssessssan 2,500,000 XXX | e 2,500,000 | ..ovvorrennes 2,500,000 175,000 0 0 0 0 XXX XXX
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Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 3 4 5 6 7 8 9
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends
Bonds - U.S. Government
912828  3W 8 |UNITED STATES TREAS.......oiiiieiiieiiisieie sttt st sssssess s essssssssenss | soessosssessins 07/17/2019........ BARCLAYS.....cooviriirinriersinsienns 528,359 500,000 5811
912828 6T 2 |UNITED STATES TREAS ... | 06/28/2019........ VARIOUS......coeeeeetee ettt ss s sssssssssssssssssassnssnsnnss | ossessssssssssssssssssssasasssesesssssssssssssnsanes | seesssssesssossssssssssssessssenes 12,533,590 | oo 12,200,000 | ..o 28,513
912828  YB 0 |UNITED STATES TREAS . 10/31/2019........ VARIOUS 25,966,797 26,000,000 | ..ooreurerninieieeenis 58,995
912828  YG 9 |UNITED STATES TREAS.......oiiiiiiiiieisi ittt senssnssseenes | cosensenssensns 10/03/2019........ ......5,039,063 5,000,000 888
0599999, TOtal - BONAS = U.S. GOVEIMIMEN. ... eriitstisestsiss st serssres e ess s e e ses s a8 seb st se8 88 E o8 sEE 88 s R £ £ f41eEfEEEoEE 8oL E LR £EEoEE R EEE oL E R EEE oL f L8R EE 48 £Ef L E LA £EE R LR b 4EE e Ef L E 48 £EEEEEEEf£EE R L EoEE£EE b £E LR b H L Lo E 4 £HE L LE oL E R Eeh b L bR ee feEbeEenE s R e b seb bbbt en bbb enb s | enbnetsenssnsensnnben s 44,067,809 | ..o 43,700,000 | oooiviiiciiniiese e 94,207
Bonds - Industrial and Mi:
00206R HP 0 |AT&TINC 06/05/2019........ EXCHANGE 1,998,936 | oo 1,940,000 | ...oovveeeeireieeieree s
023135 BC 9 |AMAZON COM INC... 01/15/2019........ JP MORGAN.......ovimiitieiisisiesie s 486,115 500,000 6,344
035240 AQ 3 |ANHEUSER-BUSCH INBEV. 01/15/2019........ JP MORGAN.... 506,765 500,000
06051G  HF 9 |BANK AMER CORP 01/28/2019........ MK TAXES SYS....oiieiitietiii ettt | enbees bbbttt | Serebieni e 1,496,565 | ..o 1,500,000
12636Y  AC 6 | CRH AMERICA FINANCE........cccoiiuiiimiiiirienieiieiiesiiesiesissesssiesssiensenes 01/16/2019........ BARCLAYS.......ovuiininnrierirenirsenns 474,530 500,000
17325F  AS 7 | CITIBANK NAN Y. ..o sesessenees 01/15/2019........ CITIGROUP.......covvvverernrirrinas e 1,248,300 | oo 1,250,000 | ..ooovveeeeiereieeierese s
29379V BT 9 |ENTERPRISE PRODS OPE 01/15/2019........ WELLS FARGO 251,420 250,000 2,767
369550 BC 1 | GENERAL DYNAMICS COR.....oouuiiieiiieiiiieiiiieeisisisssis et sssssnsessssssnene. | conssesssenanns 01/15/2019........ GOLDMAN SACHS 760,095 750,000 4,844
46647P  BA 3 | JP MORGAN CHASE BANK........ocoeiiieriiiiienineieiiesierssisseesieniseenienees 01/22/2019........ JP MORGAN. ...ttt | ehbebe e bbbttt | eneresi st 1,700,000 | .ooocvoreirirerieceenieis 1,700,000 | ..oooveeeeiereireieeee s
49327M  2X 1 |KEYBANK NATIONAL ASS 01/24/2019 KEYBANC 499,775 500,000 [ ..o
548661 DP 9 |LOWES COS INC 01/16/2019. USBCORP.......oovrrircriritierisiceiesiseresieneenes 462,170 500,000 3,229
617446  8G 7 |MORGAN STANLEY. 01/17/2019........ MORGAN STANLEY. 01,250,000 | e 1,250,000 | oo
693475 AV 7 |PNC FINANCIAL SERVIC 01/17/2019........ MORGAN STANLEY. 498,865 500,000
806851 AJ 0 |SCHLUMBERGER HLDGS C.. 01/28/2019........ JP MORGAN 997,920 1,000,000
907818  ED 6 |UNION PACIFIC C CORPORATE 01/16/2019 WELLS FARGO 982,760 1,000,000
92343V DY 7 |VERIZON COMMUNICATIO .1 0111712019 CITIGROUP.. 503,560 500,000
950000  2C 6 |WELLS FARGO & CO 02/12/2019........ VARIOUS.......ooviriiiieinsiesissssis st .....2,013,800 2,000,000
96949L  AD 7 | WILLIAMS PARTNERS | 01/15/2019........ 190,666 200,000
3899999. Total - BONdS - INAUSITIAI ANA MISCRIIANEOUS..............c..ovveeveeeeceereeeeereseeveeeeeeeeeeeeeereeeeeees et seeeeeseseeeaseesaseas eeeseseesesassseseseessssessnssessesessesasassasessesesaesnssnsanassansn e saesessnsanessssssnasesaesnssnsensassssnsasesasssssnsanasssnsasesesassessnsnesesnsanssesasssnsnsanasnsnsansns | wsovsssssssesesssssssnsassssssssasesasssssnsanssssnss | oveesessinssessssssessensssssseneen 16,322,242 | oo 16,340,000 [ oo 68,118
8399997, TOtAl - BONAS = P 3.0 8 08 H 0 fE e 808 L0 E 808 E 08 EE R E L E SRR EE LR esEene ettt | snssiinns st 60,390,051 [ .o 60,040,000 [ ..ooviiiiiiiiiiiniiieis 162,325
8399998. Total - Bonds - Summary Item from Part 5 472,745 500,000 8,788
8399999, TOHAI = BONMS. ...ttt ettt 18848 E L8 8 eh b Lo heh et £eRe  Lfed8eEeEeeE oL oL eEeEE LR R L h oL feE R oL L LE e L h oL oL E e E RS E e E oL E oL E L e bR feE e E oL oL f£E L E oL AL E oL E Lo E L E L E 8 E oL E LR E e E oL b eE e h L h e Eeh b e b eE e Shiteetheneee b en s bttt b et r st sniens | fnbessenen st ensen et 60,862,796 | ..o 60,540,000 | ..o 171,113
9999999. Total - Bonds, Preferred and COMMON SEOCKS............c..iuiuririeiiiiirerieiietesesieises st sesse et esi e eses | eeseesesseesseeseesseeset e s s ees et eesee s e ee et s et ee s e s L ee e s eseL b e et e e s ee bt e e b et b et e b e bttt ettt esiesses | etbatesess et enssee e s ee et es e enss s snsinns | eveeesneseesesiasiessessesesenen 60,862,796 XXX | e 171,113




Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15

F Current Bond

0 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Change in | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss) on Received Maturity
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date
Bonds - U.S. Government
36179M 2T 6 |GNMAPASS-THRU....ooorririorsrsrnnns | 12/01/2019. | MORTGAGE PAYDOWN....oovvvvsvese | 484,838 | ......... 484,838 | ........ 528,777 | oo 485,590 (752) . (752) 484,838 0 13,510 | 02/20/2043.
36200Q 2T 0 |GOVT NATL MTGE ASSN.. - 12/01/2018. | MORTGAGE PAYDOWN. o I B 5533 | coovoerre X< — 5,653 | ... 5,536 ®) . ®) 5,533 [ 178 | 02/15/2032.
912828 J4 3 |USTREASURY | - | 12102/2019. | GOLDMAN SACHS S B 6,015,703 | ...... 6,000,000 | ....... 5,902,266 | ...........5,954,066 1307 13,107 5,967,173 | oovorevers | o 48,530 | ........ 48,530 | ....132,115 | 02/28/2022.
912828 QN 3 |USTREASURY | 05/31/2019. | WELLS FARGO..o.cosvvsvvsvvesvein BSS DO 4,504,746 | ....... 4,500,000 | ...... 4,736,074 | ...........4,562,648 (10,874) | oovveeeseee | oo 455,774 | oo | o 42972 | ...... 42972 | ..... 77,573 | 05/15/2021.
912828 RR 3 |USTREASURY - [ 0973072018, | VARIOUS....oorsoesenssesssensine | 17,443,711 | ....17,000,000 | .....17,531,914 | ........ 17,179,905 (A44,076) | oo | e 17,135,829 | oo | o 7,882 | oo, 7,882 | ....287,391 | 11/15/2021.
912828 SF 8 |USTREASURY <[ | 10/31/2018. | VARIOUS... B B 15,910,488 | .....15,750,000 | .....16,020,850 15,842,476 (22,477) 15,819,999 | .oovoocrrcio | 190,489 | oo 90,489 | .....371,658 | 02/15/2022.
912828 SV 3 |USTREASURY - | 1200212019, | WELLS FARGO. .vvscvvvssvvvssssrsssissss R 11,250,684 | .....11,500,000 | ....11,703,047 | ........11,572,385 (2,930) 11,569,455 (318,771) ] ......(318,771) | .......54,136 | 05/15/2022.
0599999, Total - BONdS - U.S. GOVEIMMENE......oovvvssvvssvrsssssssssssssssssssssssssssios sisssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | 55,405,703 | .....55,240371 | ..... 56,428,581 | ...oo.... 55,602,606 (68,005) 0 55,534,601 0..(128,898)] ......(128,898) | .....936,561 XXX
Bonds - U.S. Special R and Special A t
31296S M5 2 |FHLMC .. [12/01/2019. | MORTGAGE PAYDOWN.........oeommvvviiians | (43) 10,945 01/01/2034.
31297T WF 6 |FHLMC .. | 12/01/2019. | MORTGAGE PAYDOWN. 30 10,023 09/01/2035.
31411A JG 1 |FEDERALNATLMG......ccoooiomriierriiecnieneienens .. | 11/01/2019. | VARIOUS 30,316 (32) 30,316 11/01/2036.
31419A DS 3 |FNMAPASS-THRU LNG30VY....cccoomvrrvrrrrrnns .. | 11/01/2019. | VARIOUS 34520 | ... 34,520 . (259) 34,520 09/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENIS............  cvvcreiirinieisinniiiessisssissssssssssssssssssssssssssssnss | 85,804 | oooooooo.. 85,804 0 (304) 0 85,804 0 XXX
Bonds - Industrial and Miscellaneous
03523T BB 3 | ANHEUSER BUSCH INBEV WORL _[02/11/2019.]CORPORATE REORG o] | 511430 | ... 500,000 | ... 496,415 m 499,153 02/15/2021.
06051G  EX 3 |BANK AMER CORP.... | 0171572019, | MATURITY v | ] s 1,000,000 | ....... 1,000,000 999,830 2 verer1,000,000 01/15/2019.
25156P AN 3 |DEUTSCHE TELEKOM INTL FIN .| 07/08/2019. | MATURITY.... 1,000,000 | ......1,000,000 993,710 423 11,000,000 07/08/2019.
46625H HU 7 | JPMORGAN CHASE & CO | 01/28/2019. | KEYBANC ..o | i 254,663 | ... 250,000 | ..........238,053 114 247,470 10/15/2020.
64952W BQ 5 |NEW YORKLIFE GLOBAL FDG. |+ | 01/0212019. | VARIOUS I B 1,550,000 | ... 1,550,000 | ...... 1,548,218 LI IS — 1,550,000 01/0212019.
655844 BC 1 |NORFOLK SOUTHERN CORP..........cccomocr.... [ 06/15/2019. | MATURITY....cccooooeeesee e N 500,000 | ... 500,000 | ... 498,750 73 500,000 06/15/2019.
693476 BF 9 |PNCFUNDING CORP | OB/0/2019. | MATURITY oot | i | 2,000,000 | .......2,000,000 | ...... 1,995,820 , 248 2,000,000 06/10/2019.
828807 CF 2 | SIMON PPTY GROUPLP... - 10/07/2019. | ISSUE CALLED at 103.398.. IR B 3,101,953 | ...... 3,000,000 | ...... 2,988,150 2,997,117 989 . 989 2,998,106 03/01/2021.
887317 AR 6 | TIME WARNERINC...cooociriisinsicsn | 06/05/2018. | EXCHANGE ..ot ST 2,000,936 | ...... 2,000,000 | ....... 1,993,980 | ..o 1,996,711 259 . 259 | oo | e 1,996,970 12115/2023.
94974B FQ 8 |WELLS FARGO & CO......ccooovtvrriniricrirericiiens .. [01/16/2019. | VARIOUS..........ooovvvisnneeriisssisvvissesisinns | 2,350,000 | ...... 2,350,000 | ...... 2,344,854 2,349,959 | vovvvovoooo | 41 . 4 2.350 000 01/15/2019.
984121 CG 6 | XEROX CORP..cosvvssvrsrsvsvsscnso | 03115/2019. | MATURITY.... i | 1,000,000 | ... 1,000,000 | ......... 999,150 995,050 | .00 4,914 | o 36 . 4950 | oo | s 1,000,000 03/15/2019.
3899999. Total - Bonds - Industrial and MISCENaNEOUS ..o vivscrsvssvsnsvssvsi s vt | 15,268,982 | ....15,150,000 | .....15,096,930 | ......15,134,585 | ........ 2,230 0 7,144 0 15,141,699 | oo 0]..25,330 | oo 25,330 | ....470,159 | XXX
8399997. TOtal - BONAS - P 4o s | 70,760,489 | ....70,476,175 | ....71,614,554 | ........ 70,823,268 | .......... 4914 | ....... (66,079)] .............. 0 | (GRS P— 0. 70,762,104 | ... 0|..(103,568)]| .....(103,568) | ..1,410,123 | XXX
8399998. Total - Bonds - Summary Item from Part 5 e [ 514,885 | ........ 500,000 | ........ 472,745 1,314 474059 | oo | 40,826 | ......... 40,826 | ....... 17,883 | XXX
8399999, Ot - BONGS .ot s | 71,275,374 | ....70,976,175 | ...72,087,299 | ........70,823.268 | ........4914 | ......(64,765)] ..o 0 | [GEXTED) I— 0 o 71,236,163 | ..o 0 1,428,006 | XXX
9999999, Total - Bonds, Preferred and COMMON SHOCKS........o.cccovsivvrssiivrssivsesiis vvssisssssisssssssssssss s | 71,275,374 XXX | 72,087,299 | ....... 70,823,268 | .........4,914 | .......(64,765)] .............. (e X)) p— 0. 71,236,163 | ............... 0 1,428,006 | XXX
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Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
F Current Interest
0 Year's Total Foreign and Paid for
r Par Value Unrealized Current | Other-Than- Foreign | Exchange Dividends | Accrued
ei (Bonds) or Book/Adjusted | Valuation Year's Temporary | Total Change | Exchange Gain Realized | Total Gain | Received | Interest
g Date Disposal Number of Carrying Value at| Increase | (Amortization)| Impairment | inB./A.C.V. | Changein| (Loss)on | Gain (Loss)| (Loss)on During and
CUSIP Identification Description n| Acquired Name of Vendor Date Name of Purchaser Shares (Stock) Actual Cost Consideration Disposal (Decrease) | /Accretion | Recognized| (12+13-14) | B.JA.C.V. | Disposal | on Disposal| Disposal Year Dividends
Bonds - Industrial and Miscellaneous
501044 DJ 7 |KROGER CO.....cccovriurimriiiiiininiiirenianes I . | 01/17/2019 | CITIGROUP........cvuviriiiieiinniciiseninians 472,745 1,314 | | | s 40,826 | ...... 40,826 |...... 17,883 | ... 8,788
3899999. Total - Bonds - Industrial and Miscellangous.............couweseerninenns 472,745 0 1,314 0 0 [ . 40,826 | ...... 40,826 |...... 17,883 | ... 8,788
8399998. Total - Bonds.... 472,745 0 1,314 0 0
9999999. Total - Bonds, Preferred and Common Stocks 472,745 0 1,314 0 0




Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 9 10 Stock of Such Company
Owned by Insurer on Statement Date
1 12
Do Insurer's Assets
Include Intangible
NAIC Assets Connected with
Description Company Holding of Such Total Amount of Such | Book/Adjusted Carrying
CUSIP Identification Name of Subsidiary, Controlled or Affiliated Company Foreign Code ID Number | NAIC Valuation Method| ~Company's Stock? Intangible Assets Value Nonadmitted Amount Number of Shares % of Outstanding
Preferred Stocks - U.S. Property and Casualty Insurer
00822# 11 0 |AFFILIATED FM INSURANCE COMPANY.......cccomiiiriririririiinniinns 2,500,000 25,000,000.000 | ..o 345

0299999. Total - Preferred Stocks - U.S. Property and Casualty INSUFer..........cccoooveeiinnnisiniescicscens 0 2,500,000 0 XXX XXX

0999999. Total - Preferred Stocks 0 2,500,000 0 XXX XXX

1999999. Total - Preferred and Common Stock 0 2,500,000 0 XXX XXX

1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $.....198,501,944.

2. Total amount of intangible assets nonadmitted §.......... 0.
m
-
(=2}

1 2 3 4 Stock in Lower-Tier Company Owned Indirectly by Insurer on Statement Date
5 6
Total Amount of Intangible Assets
Name of Company Listed in Section 1 Included in Amount Shown in
CUSIP Identification Name of Lower-Tier Company Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares % of Outstanding

NONE
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Sch. DA - Pt. 1
NONE

Sch.DB -Pt. A-Sn. 1
NONE

Sch.DB -Pt. A-Sn. 2
NONE

Sch.DB -Pt.B - Sn. 1
NONE

Sch. DB - Pt. B - Sn. 2
NONE

Sch.DB -Pt.D -Sn. 1
NONE

Sch. DB - Pt. D - Sn. 2
NONE

Sch.DB -Pt. E
NONE

E17, E18, E19, E20, E21, E22, E23, E24



Annual Statement for the year 2019 of the AP PALAC H IAN IN SU RAN C E CO M PANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

and not included on Schedules A, B, BA, D, DB and E.)

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page
2

1 3 4 5 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date
Cash Equivalents (Schedule E Part 2 Type)
000000 00 0 |BANK OF AMERICA N.A.. ..ottt ssessssiensssissssessensssssssessssssessesnesssnsssesssssesiens. | Gurneerennnns | woneeressnenssninnsnenss | sonervesseerenseenensnD0,0000 | woviinns 50,000 |12/23/2019.......
000000 00 0 |CANTOR FITZGERAL & CO.....ovvuuriuirirririiiieiisieesiessiesiesesssssssssessssssssssesssssessssssssssesssesssessssssssssesssnesesss | Guevneresnnees | cvvreresnnsesssnnenins | svsreneneennsnenrenn20,0000 [ covies 25,000 | 12/23/2019.......
000000 00 0 |CITIGROUP GLOBAL MARKETS INC.......cevueiuiirririneireriersnieierissiessesnaees ...255,000 | 12/23/2019.......
000000 00 0 |HSBC SECURITIES,INC......cceiuiririirmiiaiiierirriiesissessesssssiess s ssse st essenes ...268,858 |12/23/2019.......
000000 00 0 |MIZUHO SECURITIES USA INC.......covmiirirmriririeiiiierierseissiesissiesssesessssenenes Corrrrrirens | e | e 255,000 | ..overereciirirens 255,000 |12/23/2019.......
000000 00 O |NATIXIS NEW YORK BRANCH.......coomiiuririiirimrinreisssiesiesssseesssesssssssse s ssesssessenes 50,000 |........ 50,000 |12/23/2019.......
000000 00 0 [NOMURA SECURITIES........coiiiirririireiiiiieinsie it 29,000 | ........ 29,000 | 12/23/2019.......
000000 00 0 [PERSHING LLC.......iiiiiieiiitiieieisistietiss ettt 50,000 |........ 50,000 |12/23/2019.......
000000 00 0 [SOCIETE GENERALE NY BRANCH.......cocotiimiiiiiiminiisiintiisnississssnssensssesensnissssenssenssnsssssensssssensssssessesssenssnssssensssees | Gurenrenensnnes | sossessssssnssnsssesenes 100,258 | ..o 100,258 | 12/23/2019.......
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE)..... .ot essssss s es sttt ess s sssessssssanssess | sssssssssessasssns 1,083,115 | s 1,083,115 XXX
9999999, TOMAIS..... cerveieriiiiitcieti ettt ehieninei et 1,083,115 | 1,083,115 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....(2,575,055)  Book/Adjusted Carrying Value $.....(2,575,055)
2. Average balance for the year:  Fair Value $.....2,462,207  Book/Adjusted Carrying Value $.....2,462,207
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....1,083,115 NAIC 2: §.......... ONAIC3: §

E25




Annual Statement for the year 2019 of the APPALACHIAN INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
3 5

1 2 4 6 7
NAIC Designation
and
Administrative Book/Adjusted Maturity
CUSIP Identification Description Code Symbol Fair Value Carrying Value Date

General Interrogatories:

1. The activity for the year:  Fair Value §.......... 0  Book/Adjusted Carrying Value §.......... 0

2. Average balance for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE

E26
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Interest
Rate of Amount of Interest | Accrued December 31
Depository Code | Interest | Received During Year of Current Year Balance *
Open Depositories
JP MORGAN CHASE NEW YORK, NY....covvirrmriiirmnrisinessesissssssssessesssssssssssssssssssssssssssnnss | sessessns | evvesees 1.00 199,531 20,058,327 | XXX
0199998. Deposits in.....1 depositories that do not exceed allowable
limits in any one depository (see Instructions) - Open Depositories... XXX XXX (1,210) | XXX
0199999. Total - Open Depositorie XXX XXX 199,531 0 20,057,117 | XXX
0399999. Total Cash on Deposit XXX XXX 199,531 0 20,057,117 | XXX
0599999. Total Cash XXX XXX 199,531 0 20,057,117 | XXX
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 16,500,112 | 4. April 8,009,255 (7. July 6,264,462 | 10. October. 4,034,352
2. February. 14,321,503 | 5. May. 8,631,496 |8. August 7,125,627 | 11. November. 19,421,843
3. March 7,784,475 | 6. June 12,595,092 | 9. September. 13,543,528 | 12. December. 20,057,117
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Annual Statement for the year 2019 of the AP PALAC H IAN IN S U RAN C E CO M PANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8 9
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date Book/Adjusted Carrying Value Amount of Interest Due & Accrued Amount Received During Year
All Other Money Market Mutual Funds
09248U 61 9 |BLACKROCK LIQUIDITY TEMPFUND INST'L 10/03/2019....... VTA0 | i | 22,256,151 ...219,746
61747C 71 5 | MORGAN STANLEY INST'L LIQUIDITY MMF 12/05/2019....... LRV e 24,997,502
8699999. Total - All Other MONEY MarKEt MULUAI FUNGS............covvuuuiiiriiisisisiisiesisis st E0001 H10L 88110000 bbb ssssssssnssnis || 47,253,653 0 ....219,746
8899999. Total-Cash Equivalents e | 47,253,653 0 ....219,746




Annual Statement for the year 2019 of the

APPALACHIAN INSURANCE COMPANY

SCHEDULE E - PART 3 - SPECIAL DEPOSITS

1 Deposits for the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusting Book/Adjusting
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama........cccocoiiniiiiniins
2. Alaska
3. Arizona....
4. Arkansas.
5. California.
6. Colorado.
7. ConNECHCUL........oorvveerrrriirenn
8. Del
9. District of Columbia.
10.  Florida
11, GEOMGIA.ueerereerrermereserenseresseees
12. Hawaii
13.  Idaho.
14, lllinois
15, Indiana........ooeerveeeeeeienr
16.  lowa
17, Kansas.......coooeeveemereeviinseniirnn
18.  Kentucky.
19.  Louisiana.
20. Maine
21, Maryland
22.  Massachusetts
23.  Michigan
24, Minnesota....
25, Mississippi
26.  Missouri...
27.  Montana..
28. Nebraska
29.  Nevada...
30.  New Hampshir .
31, New Jersey.. Property and Casualty. 100,149 100,739
32, New Mexico. Property and Casualty. 110,164 110,813
33.  New York Property and Casualty. 2,704,020 2,719,953
34, North Carolina..
35.  North Dakota....
36.
37.
38.  Oregon
39.  Pennsylvani .
40.  Rhode Island........cc..commrrvevrrenrenns RIT...... B.... | Property and Casualty 2,653,946 2,669,584
41, South Caroling............ccceeveevres SC|...... B.... | Property and Casualty 150,223 151,109
42.  South Dakota
43, Tennessee.......coomrreeinrerneees
44.  Texas
45, Utah.oind
46.  Vermont...
47.  Virginia....
48.  Washington.
49.  West Virginia :
50.  WiSCONSIN......ovvrvererernererereeeen W s
51. Wyoming
52.  American Samoa.
53.
54, Puerto Rico..
55.  USVirgin Islands...........c.cccoouvvviene. AV/ 1
56.  Northern Mariana Islands.
57.  Canada .
58.  Aggregate Alien and Other.......... OT| XXX XXX 0 0 0 0
59.  Total XXX XXX 2,653,946 2,669,584 3,064,556 3,082,614
DETAILS OF WRITE-INS
5801.
5802.
5803.
5898. Summary of remaining write-ins for
line 58 from overflow page................ XXX XXX 0 0 0 0
5899. Total (Lines 5801 thru 5803+5898)
(Line 58 @bOVe).......cvvvererivririiniiiinns XXX XXX 0 0 0 0
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